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Piedmont
Natural Gas

November 11, 2010

Ms. Jocelyn Boyd
Chief Clerk and Administrator
Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end August 31,
2010.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr
Manager-Regulatory Reporting
704-731-4560
Jenny. Furr@Piedmontng. corn

Enclosures

C: ORS

PO. Box 33068 ~ Charlotte, North Carolina 28233
piedmontng. corn

ri lll PiedmontNatural Gas

November 11, 2010

Ms. Jocelyn Boyd
Chief Clerk and Administrator

Public Service Commission of South Carolina

101 Executive Center Drive, Suite 100

Columbia, South Carolina 29210

Re: Docket No. 2001-410-G. :i_:

"L,

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end August 31,

2010.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr

Manager-Regulatory Reporting
704-731-4560

Jenny.Furr@Piedmontng.com

Enclosures

C: ORS

P.O. Box 33068 ° Charlotte, North Carolina 28233

piedmontng.com
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Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon

August-10

14
9

12
15
7
8
7

72
15.50

1,116.00

A

A

A

A

A

A

A

g of A' s
Commission and Fees rate
Total Commission and Fees (Expenditures)

25,417.00
26,239.50
25,986.00
38,782.50
13,058.50
22, 124.00
15,508.50

167,116.00
1,116.00

166,000.00

B

B

B

B

B

B

B

P of B's

Less: Fees (Expenditures)
Option Premium

Activi in Account

Debits Credits

D 25,417.00
D 26,239.50

D 25,986.00
D 38,782.50

D 13,058.50

703,530.00
73,482.50
22, 124.00
15,508.50

105,189.00
85.54

93,410.00
95,903.46

119,318.00

57,097.50

126,964.00
114,983.50

133,788.00
284.10

g of D's 944, 128.50 847,023.10 g of C's

847,023.10
944, 128.50
(97,105.40)
55,910.00
17,038.40

(24,157.00)

g of C's

g of D's

P&L and Cash Activity per ADM statement
Reverse ADM accrued 7/10
ADM accrual in 8/10
P&L and Cash Activity

30
30
60

15.50
930.00

E

E

g of E's

Commission and Fees rate
Total Fees (Receipts)

(4) 702,315.90
(s) 930.00

703,245.90

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

(s) (85.54) Interest from ADM

10/19/201011;22 AM

Piedmont Natural Gas

Reconciliation of ADM statement to SC Hedging
August-10

Activity and Recon

(2)

72
15.50

1,116.00

14 A
9 A

12 A

15 A
7 A
8 A

7 A

T ofA's
Commission and Fees rate

Total Commission and Fees (Expenditures)

(2)
(1)

25,417.00
26,239.50
25,986.00
38,782.50
13,058.50
22,124.00
15,508.50

167,116.00
1,116.00

166,000.00

B

B

B

B

B

B

B

T of B's
Less: Fees (Expenditures)

Option Premium

D

D

D

D

}" of D's

Activity in Account
Debits Credits

25,417.00
26,239.50

25,986.00
38,782.50

13,058.50

703,530.00
73,482.50
22,124.00
15,508.50

944,128.50

105,189.00
85.54

93,410.00
95,903.46

119,318.00

57,097.50

126,964.00
114,983.50

133,788.00
284.10

(3)

847,023.10

847,023.10

(944,128.50 /
(97,105.40)
55,910.00
17,038.40

(24,157.00)

of C's

_- of C's

T of D's

P&L and Cash Activity per ADM statement
Reverse ADM accrued 7/10
ADM accrual in 8/10

P&L and Cash Activity

(5)

30
30
60

15.50
930.00

702,315.90
930.00

703,245.90

E

E

T of E's
Commission and Fees rate
Total Fees (Receipts)

(4)
(5)

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

(8) (85.54) Interest from ADM

10/19/201011:22 AM



ADM

ADM I IIIVFSTOR SERVICFS, I'NC,
L'hic &gn P&naif nf Irade BLtiiding

'1-f1 WA.". I;,c1 &. n Hlx d. Suite 1600A
L lsica& ii, lllinins 60604-3190

MO, ' I'HLY Cor IMOI:I'I Y S I'Al EMErl I

STATEMENT DATE: AUG 31, 2 010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBBR: 121 X121

INTRODUCED BY: RBC WEALTH MANAGEMBNT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

ZF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMZS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

* * ~ ~ * ~ ~ * * Y 0 U R A C T I V I T Y T H I S M 0 N T H ~ *

DATE

8/03/0

8/06/0

8/06/0

8/09/0

8/10/0

LONG/BUY SHRT/SBLL DESCRIPTION

WIRE TRANSFER RBC
WIRE TRANSPBR RECEIVED

WIRE TRANSFER REC
WIRE TRANSFER RECEIVED

WIRE TRANSFER REC
WIRE TRANSFER RBCEZVBD

07/10 ZNTBREST
CREDIT INTEREST
WIRE TRANSFBR REC
WIRB TRANSFER RECEIVBD

EX PRICE/LEGND CC

WIRBREC US

CR INT US

WIREREC US

WIRERBC US

WZREREC US

DEBIT CREDIT

105,189.00

85.54

93, 410.00

95, 903.46

119,318.00

8/11/0
8/11/0

8/13/0

8/17/0
8/17/0

8/20/0
8/20/0

8/24/0

14
9

12

15

CALL DEC 10 NYM NAT GAS E 5500
CALL MAR 11 NYM NAT GAS E 5600

WIRB TRANSFER REC
WIRE TRANSPBR RECEIVED

CALL FEB 11 NYM NAT GAS E 5850
8 PUT SBP 10 NATURAL GAS 7000

CALL JAN 11 NYM NAT GAS E 5300
WIRE TRANSFER REC
WIRE TRANSFER RECEIVED

WIRE TRANSFER REC
WIRE TRANSFER RECEIVED

US
US

WIRERBC US

C NBT PREM
C EXER/ASSN

C NET PREM
WIREREC

US
US

US
US

WZREREC US

C NET PREM
C NET PREM

25, 417.00
26, 239.50

25, 986.00

38, 782. 50

57, 097.50

.00

126, 964. 00

114,983.50

8/26/0
8/26/0
8/26/0
8/26/0
8/26/0

7
30

CALL JUL 11 NYM NAT GAS E 5900
30 SEP 10 NATURAL GAS
18 PUT SEP 10 NATURAL GAS 5600

4 PUT SEP 10 NATURAL GAS 7000
WIRE TRANSPER REC
WIRB TRANSPER RBCEIVED

C
C
C
C

NET PREM
P&S

EXER/ASSN
EXBR/ASSN

WIREREC

US
US
US
US
US

13,058.50
704, 130.00

.00.00
133,788. 00

8/27/0

8/27/0
8/27/0

8/27/0
8/27/0
8/27/0
8/27/0
8/27/0
8/27/0

8/31/0
8/31/0

30
30-

18
12
11

APS RES -30 NGU 3818 8/27
07NG 00000

30 SBP 10 NATURAL GAS
30- SEP 10 NATURAL GAS

RESULT OF AN ASSIGNMENT
CALL SBP 10 NATURAL GAS
CALL SEP 10 NATURAL GAS
CALL SEP 10 NATURAL GAS

18 CALL SEP 10 NATURAL GAS
12 CALL SEP 10 NATURAL GAS

WTRF OUT

8500
9300

12800
13950
16000

CALL SEP 11 NYM NAT GAS B 5900
CALL AUG 11 NYM NAT GAS E 5950

C P&S
C P&S RBVSRL

US
US

C
C
C
C
C

EXPIRE
EXPIRE
EXPIRE
EXPZRB
EXPIRE

CASH

US
US
US
US
US
US

C
C

NET PREM US
NET PREM US

ADJUSTMENT US

703, 530.00

73, 482. 50

22, 124.00
15,508.50

284. 10

704, 130.00

.00

.00

.00

.00

.00

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels M, dland Company.
FLEA )F REPOR ' ANY D'FFERENCES OR OBJECTIONS IMMEDIATELY YOUR FAILURE TO IMMEDIATELY EXERCISE YOL'R RIGHT TO HAVE DIF=ERENCES OR OB.IECTIONS
COIII'E&, I'ED V/I L BE DEEIvlsn Yov lrl AGREEtvlENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.

ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Building

I4] W. JP,ckson Bird- Suite 1600A

C h ica gt_, [lli 11ios 60604-3190

MONFHLY C,OMMODITY StAT EMEN I

STATEMENT DATE: AUG 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC'WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE

810310

810610

810610

810910

811010

811110
8111/o

811310

* * * * *

LONG/BUY

14

9

811710 12
811710

8/20/0 15
812010

8/24/0

Y 0 U R A C T I V I T Y T H I S M 0 N T H * * * * * * * * * * * * * *

SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

WIRE TRANSFER REC WIREREC US 105,189.00
WIRE TRANSFER RECEIVED

07/10 INTEREST CR INT US 85.54
CREDIT INTEREST

WIRE TRANSFER REC WIREREC US 93,410.00
WIRE TRANSFER RECEIVED

WIRE TRANSFER REC WIREREC US 95,903.46
WIRE TRANSFER RECEIVED

WIRE TRANSFER REC WIREREC US 119,318.00
WIRE TRANSFER RECEIVED

CALL DEC i0 NYM NAT GAS E 5500 C NET PREM US 25,417.00

CALL MAR II NYM NAT GAS E 5600 C NET PREM US 26,239.50

WIRE TRANSFER REC WIREREC US 57,097.50
WIRE TRANSFER RECEIVED

CALL FEB ii NYM NAT GAS E 5850 C NET PREM US 25,986.00

8 PUT SEP i0 NATURAL GAS 7000 C EXER/ASSN US .00

CALL JAN ii NYM NAT GAS E 5300 C NET PREM US 38,782.50

WIRE TRANSFER REC WIREREC US 126,964.00
WIRE TRANSFER RECEIVED

WIRE TRANSFER REC WIREREC US 114,983.50
WIRE TRANSFER RECEIVED

8/26/0 7 CALL JUL II NYM NAT GAS E 5900 C NET PREM US 13,058.50

8/26/0 30 30 SEP i0 NATURAL GAS C P&S US 704,130.00

8/26/0 18 PUT SEP I0 NATURAL GAS 5600 C EXER/ASSN US .00

8/26/0 4 PUT SEP I0 NATURAL GAS 7000 C EXER/ASSN US .00

8/26/0 WIRE TRANSFER REC WIREREC US 133,788.00
WIRE TRANSFER RECEIVED

8/27/0 APS RES -30 NGU 3818 8/27 ADJUSTMENT US 284.10
07NG 00000

8/27/0 30 30 SEP i0 NATURAL GAS C P&S US 703,530.00

8/27/0 30- 30- SEP i0 NATURAL GAS C P&S REVSRL US 704,130.00

RESULT OF AN ASSIGNMENT

8/27/0 18 CALL SEP I0 NATURAL GAS 8500 C EXPIRE US .00

8/27/0 12 CALL SEP i0 NATURAL GAS 9300 C EXPIRE US .00

8/27/0 II CALL SEP I0 NATURAL GAS 12800 C EXPIRE US .00

8/27/0 18 CALL SEP i0 NATURAL GAS 13950 C EXPIRE US .00

8/27/0 12 CALL SEP I0 NATURAL GAS 16000 C EXPIRE US .00

8/27/0 WTRF OUT CASH US 73,482.50

8/31/0 8 CALL SEP II NYM NAT GAS E 5900 C NET PREM US 22,124.00

8/31/0 7 CALL AUG Ii NYM NAT GAS E 5950 C NET PREM US 15,508.50

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CC)R qEGFED WILt. BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED.

!!F T;,F_I(_ _;': iiF:C{;;_D!5 _:_Li*'Jf-(3"_TO TERMLAND C*'r"_','i[IO 4SC)N iV_F_G! S[D_L ( (.'E;t:D S'Y_,_i/3{SAt_i [:)': _IN( [_ ,_ !E"t _ _ :1[_



ADM

ADM INVESTOR SERVICES, INC.
C h1caoo Boa I'11 of I I ade BL11ldlno

141 W. J1ckson Blvd. ' Suite 1600A
CI1icag», lllinios 60604-3190

MON I HLY COMMODI1 Y 5 fA f OMEN I

PAGE 2

STATEMENT DATE: AUG 31, 2010

ACCOUNT NUMBER: 121 X2068

SALBSMAN NUMBBR: 121 X121

INTRODUCED BY: RBC WEALTH. MANAGEMBNT
(704)264-2767

PIBDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

ZF YOU HAVB ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARB UNABLB TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERV1CE AT
1/800/654-0461 or 312/242-7200.

* ~ ~ * * ~ * * ~ ~ * * ~ * " P 0 S I T I 0 N S I N Y 0 U R A C C 0 U N T * ~ * ~ * ~ * ~ * ~ * ~ * ~ * ~ *

DATB LONG/BUY SHRT/SELL DESCRIPTION EX PRICB/LEGND CC DBBIT CRBDZT

8/20/0 15
15*

CALL JAN 11 NYM NAT GAS B 5300 C
OPTION MARKET VALUB

EXPIRE 12/27/10
AVERAGE LONG: .25700

.2570 US 33, 510.00.2234 33, 510.00»

8/11/0

8/11/0

8/17/0

14
14~

9
9*

12
12+

LAST TRADE DATE: 12/27/10

CALL DBC 10 NYM NAT GAS E 5500 C
OPTION MARKET VALUE

EXPIRE 11/23/10
AVBRAGE LONG: .18000

LAST TRADB DATE: 11/23/10

CALL MAR 11 NYM NAT GAS E 5600 C
OPTION MARKBT VALUE

EXPIRE 2/23/11
AVERAGE LONG: .29000

LAST TRADE DATE: 2/23/11

CALL FEB 11 NYM NAT GAS E 5850 C
OPTION MARKET VALUE

BXPIRB 1/26/11
AVERAGE LONG: .21500

.1800 US.0974

.2900 US.2073

.2150 US.1539

13,636.00
13,636.00~

18, 657.00
18, 657. 00*

18,468. 00
18,468. 00*

8/26/0

8/31/0

7
7*

8
8+

LAST TRADB DATE: 1/26/11

CALL JUL 11 NYM NAT GAS E 5900 C
OPTION MARKBT VALUE

EXPIRE 6/27/11
AVERAGE LONG: .18500

LAST TRADB DATB; 6/27/11

CALL SEP 11 NYM NAT GAS B 5900 C
OPTION MARKET VALUB

EXPIRE 8/26/11
AVERAGE LONG: .27500

.1850 US

.1963

.2750 US

.2824

13,741.00
13,741.00*

22, 592.00
22, 592. 00*

8/31/0

4/30/0

7
7 VI

17
17*

LAST TRADE DATE: 8/26/11

CALL AUG 11 NYM NAT GAS E 5950 C
OPTION MARKET VALUE

EXPIRE 7/26/11
AVBRAGB LONG: .22000

LAST TRADB DATB: 7/26/11

CALL MAY 11 NYM NAT GAS B 6100 C
OPTION MARKBT VALUB

EXPIRE 4/26/11
AVERAGE LONG: .34000

.2200 US

.2319

.3400 US

.1118

16,233.00
16,233.00*

19,006.00
19,006. 00*

ADM lNVESTOR SRPtVt81lrZQI IBKTBa wh~efffR3ed subsidiary of the Archer Daniels Midland Company.
Pl EASE REPOR~ ANY DIFFERENCES OR OBJFCTIONS IMMEDIATELY. YOUR FAILURE TO II'AMEDIATELY EXERCISE YOLiR RIGHT TO HAVE DIFFERENCE» OR OEL!EC IOUS
COf3fIECTED VYILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.

ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of I'rade Building

/4_ W. Jackson Bird * SMile :I600A

Chicago, [llinios 60604-3190

MON FHLY COMMODIIY S fAT EMENI

PAGE

STATEMENT DATE: AUG 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

. . . . . . . . . . . . . . . .
POSITIONS IN YOUR

DATE LONG/BUY SHRT/SELL DESCRIPTION EX

8/20/0 15 CALL JAN Ii NYM NAT GAS E 5300 C

15- OPTION MARKET VALUE

EXPIRE 12/27/10

AVERAGE LONG: .25700

ACCOUNT * * * * * . • . . , . , . . . . . .

PRICE/LEGND CC DEBIT CREDIT

.2570 US 33,510.00

.2234 33,510.00-

LAST TRADE DATE: 12/27/10

8/11/0 14 CALL DEC i0 NYM NAT GAS E 5500 C .1800 US 13,636.00

14" OPTION MARKET VALUE .0974 13,636.00-
EXPIRE 11/23/10

AVERAGE LONG: .18000

LAST TRADE DATE: 11/23/10

8/11/0 9 CALL MAR Ii NYM NAT GAS E 5600 C .2900 US 18,657.00

9* OPTION MARKET VALUE .2073 18,657.00-
EXPIRE 2/23/11

AVERAGE LONG: .29000

LAST TRADE DATE: 2/23/11

8/17/0 12 CALL FEB 11 NYM NAT GAS E 5850 C .2150 US 18,468.00

12" OPTION MARKET VALUE .1539 18,468.00-

EXPIRE 1/26/11
AVERAGE LONG: .21500

LAST TRADE DATE: 1/26/11

8/26/0 7 CALL JUL ii NYM NAT GAS E 5900 C .1850 US 13,741.00

7* OPTION MARKET VALUE .1963 13,741.00.
EXPIRE 6/27/11

AVERAGE LONG: .18500

LAST TRADE DATE: 6/27/11

8/31/0 8 CALL SEP ii NYM NAT GAS E 5900 C .2750 US 22,592.00

8* OPTION MARKET VALUE .2824 22,592.00*

EXPIRE 8/26/11

AVERAGE LONG: .27500

LAST TRADE DATE: 8/26/11

8/31/0 7 CALL AUG ii NYM NAT GAS E 5950 C .2200 US 16,233.00

7* OPTION MARKET VALUE .2319 16,233.00-
EXPIRE 7/26/11

AVERAGE LONG: .22000

LAST TRADE DATE: 7/26/11

4/30/0 17 CALL MAY ii NYM NAT GAS E 6100 C .3400 US 19,006.00

17- OPTION MARKET VALUE .1118 19,006.00.
EXPIRE 4/26/11

AVERAGE LONG: .34000

ADM INVESTOR _ I1:_10,_ whetg_O_,led subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR O{3JECT1ONS
CORF_,ECTED WILL BE OEEMED YO(JR AGREEMENT THAT THIS STATEMENT IS CORRECTAND g_A"rlFIED,



AI3M

ADM INVESTOR SERVICES, ITIC.
('hicaoo Boat.d of Trade Building

I-II YY. Jacl ~on I)1vd. » Suite 1600A
I I~ice&~un 1111nios 60604-3190

MONTHLY COMMODITY SIAI EMEN I
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STATEMENT DATE: AUG 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH MANAGEMBNT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVB ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMBNT THAT YOU
ARB UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATB

3/30/0 14
14»

CALL DEC 10 NYM NAT QAS B 6200 C
OPTION MARKET VALUE

EXPIRE 11/23/10
AVERAGE LONG: .30500

LAST TRADB DATB: 11/23/10

.3050 US.0361

LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LBGND CC DEBIT CREDIT

5, 054. 00
5, 054. 00*

3/31/0

3/31/0

26
26*

11
11»

CALL APR 11 NYM NAT GAS E 6200 C
OPTION MARKBT VALUE

EXPIRE 3/28/11
AVERAGB LONG: .30000

LAST TRADE DATE: 3/28/11

CALL NOV 10 NYM NAT GAS B 6400 C
OPTION MARKET VALUE

EXPIRE 10/26/10
AVERAGE LONG: .18500

.3000 US.0953

.1850 US.0097

24, 778. 00
24, 778. 00»

1,067. 00
1,067. 00*

5/24/0

3/24/0
7/14/0

3/17/0

7/30/0

7/14/0

9
9*

16
15
31*

10
10*

8
8*

12
12»

LAST TRADE DATE: 10/26/10

CALL MAR 11 NYM NAT GAS E 6500 C
OPTION MARKET VALUE

EXPIRE 2/23/11
AVERAGE LONG: .30000

LAST TRADE DATE: 2/23/11

CALL JAN 11 NYM NAT GAS B 6600 C
CALL JAN 11 NYM NAT GAS E 6600 C

OPTION MARKET VALUE
EXPIRE 12/27/10

.26812AVERAGE LONG

LAST TRADE DATE: 12/27/10

CALL NOV 10 NYM NAT GAS E 6750 C
OPTION MARKET VALUE

EXPIRE 10/26/10
AVERAGE LONG: .20700

LAST TRADE DATE: 10/26/10

CALL AUG 11 NYM NAT GAS B 6750 C
OPTION MARKBT VALUE

EXPIRE 7/26/11
AVERAGE LONG: .24000

LAST TRADE DATB: 7/26/11

CALL FBB 11 NYM NAT GAS E 6800 C
OPTION MARKET VALUE

EXPIRB 1/26/11
AVERAGE LONG: .20500

.3000 US.0943

.3320 US

.2000 US.0552

.2070 US.0061

.2400 US

.1241

.2050 US

.0639

8, 487. 00
8, 487. 00»

8, 832. 00
8, 280. 00

17,112.00»

610.00
610.00*

9, 928.00
9, 928. 00»

7, 668. 00
7, 668. 00»

LAST TRADE DATE: 1/26/11
ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midlanc Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMI'IEDIATELY EXERCISE YOUR RIGHT TO HAVE DIF, ERENC 5 OR OBJECTIONS
C( RRECTED WILL BE DE MED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED.
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ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of 'Ii"ade Building

I4] PC. Jackson Blvd. * Suite 1600A

Chica gt:,, [llinios 60604-3190

MONTHLY COMMODIFY SIAT EMEN f
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STATEMENT DATE: AUG 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY= RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

3/30/0 14 CALL DEC I0 NYM NAT GAS E 6200 C .3050 US 5,054.00

14- OPTION MARKET VALUE .0361 5,054.00*

EXPIRE 11/23/10

AVERAGE LONG: .30500

LAST TRADE DATE: 11/23/10

3/31/0 26 CALL APR ii NYM NAT GAS E 6200 C .3000 US 24,778.00

26* OPTION MARKET VALUE .0953 24,778.00*

EXPIRE 3/28/11

AVERAGE LONG: .30000

LAST TRADE DATE: 3/28/11

3/31/0 ii CALL NOV I0 NYM NAT GAS E 6400 C .1850 US 1,067.00

II* OPTION MARKET VALUE .0097 1,067.00"

EXPIRE 10/26/10

AVERAGE LONG: .18500

LAST TRADE DATE: 10/26/10

5/24/0 9 CALL MAR II NYM NAT GAS E 6500 C .3000 US 8,487.00

9* OPTION MARKET VALUE .0943 8,487.00*

EXPIRE 2/23/11

AVERAGE LONG: .30000

LAST TRADE DATE_ 2/23/11

3/24/0 16 CALL JAN Ii NYM NAT GAS E 6600 C .3320 US 8,832.00

7/14/0 15 CALL JAN ii NYM NAT GAS E 6600 C .2000 US 8,280.00

31" OPTION MARKET VALUE .0552 17,112.00-

EXPIRE 12/27/10

AVERAGE LONG: .26812

LAST TRADE DATE: 12/27/10

3/17/0 i0 CALL NOV i0 NYM NAT GAS E 6750 C .2070 US 610.00

i0- OPTION MARKET VALUE .0061 610.00-

EXPIRE 10/26/10

AVERAGE LONG: .20700

LAST TRADE DATE: 10/26/10

7/30/0 8 CALL AUG ii NYM NAT GAS E 6750 C .2400 US 9,928.00

8* OPTION MARKET VALUE .1241 9,928.00*

EXPIRE 7/26/11

AVERAGE LONG: .24000

LAST TRADE DATE: 7/26/11

7/14/0 12 CALL FEB ii NYM NAT GAS E 6800 C .2050 US 7,668.00

12" OPTION MARKET VALUE .0639 7,668.00*

EXPIRE 1/26/11

AVERAGE LONG: .20500

LAST TRADE DATE: 1/26/11

ADM INVESTOR SERVICES, INC, a wholly owned subsidiary of the Archer Daniels Midland Company.
E EPLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIF, ERENC.S OR OBJECTIONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED.

f!F fAiN O _lAX _FC(3_D!; St B, EC_TO TE_M_z.AND CONDI*,IONSON REVERSESiDE C('DED SVM_;,Ot.SAFIE E_ _LAIN_[! O_. !-'_\/F _ (_1_::



ADM

ADM INVESTOR SERVICES, INC.
Chicago BO(31'd Of TI'ade BU11dll1(~v

111 vV. Jacl'son Blvd. ~ Suite 160f)A
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MONTHLY COIv'MODI I Y S IAI CIv'EN I
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STATEMENT DATE: AUG 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC'WEALTH MANAGEMENT
(704) 264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO SOX 33068
CHARLOTTE NC 28233-3060

ZF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RBSOLVB WITH YOUR BROKER,
PLEASB CONTACT ADMIS CUSTOMBR SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

3/24/0

LONG/BUY SHRT/SELL DESCRIPTION BX PRICB/LEGND CC

, 3100 US
.0611

CALL FEB 11 NYM NAT GAS E 6850 C
OPTION MARKET VALUE

BXPIRE 1/26/11
AVERAGE LONG: .31000

LAST TRADB DATB: 1/26/11

DEBIT CREDIT

6, 721.00
6, 721.00»

6/01/0 18
18*

CALL JUN 11 NYM NAT GAS B 6900 C
OPTION MARKBT VALUE

EXPIRE 5/25/11
AVBRAGE LONG: .20500

.2050 US.0625
11,250. 00
11,250. 00*

3/15/0

7/01/0

10
10*

8
8*

LAST TRADE DATE: 5/25/11

CALL MAR 11 NYM NAT GAS E 7000 C
OPTION MARKBT VALUE

EXPIRE 2/23/11
AVBRAGE LONG: .33000

LAST TRADE DATB: 2/23/11

CALL JUL 11 NYM NAT GAS B 7000 C
OPTION MARKET VALUE

EXPIRE 6/27/11
AVERAGE LONG: .24500

.3300 US

.0621

.2450 US.0762

6, 210.00
6, 210.00*

6, 096.00
6, 096.00»

3/10/0

2/24/0

13
13*

15
15»

LAST TRADB DATE: 6/27/11

CALL DEC 10 NYM NAT GAS E 7150 C
OPTION MARKBT VALUB

EXPIRE 11/23/10
AVERAGE LONG: .22000

LAST TRADB DATE: 11/23/10

CALL JAN 11 NYM NAT GAS B 7650 C
OPTION MARKET VALUB

EXPIRE 12/27/10
AVERAGE LONG: .36500

.2200 US

.0092

.3650 US

.0193

1,196.00
1,196.00*

2, 895.00
2, 895.00*

2/23/0

3/02/0

12
12*

18
18*

LAST TRADE DATE: 12/27/10

CALL FEB 11 NYM NAT GAS E 7750 C
OPTION MARKET VALUE

EXPIRE 1/26/11
AVBRAGE LONG: .36500

LAST TRADE DATE: 1/26/11

CALL MAR 11 NYM NAT GAS E 8500 C
OPTION MARKBT VALUE

BXPIRE 2/23/11
AVERAGE LONG: .23000

LAST TRADE DATE: 2/23/11

.3650 US.0284

.2300 US

.0203

3, 408. 00
3, 408. 00*

3, 654. 00
3, 654. 00»

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Oar, iels M(diand Company.
PLEASE REPORT ANY DIFFERENCES OR OB, EC IONS IM'v1EDIATELY YOUR FAILURE TO IMMEDIATEI Y EXERCISE YOUR RIG;IT TO HAVE DIF=ERENC.=..S OR OD. IE TIC'IS
Corti!ECTED Wi! I BE DEE vlED Y;)!IR AGREEfvIENT THAT THS STATEMENT IS CORRECT AND RATIFIED.

v!!v.!:'To '!i(v i »"! ';ovi((ni&". 5 n(J»( vI »'~! '. 'is

ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Building

]4] _%.'.Jackson Blvd. • Suite ]60C)A

Chicagt+, lllinios 60604-3190

MONTHLY COMMODIfY SIAIEMENf
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STATEMENT DATE: AUG 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC'WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU RAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

3/24/0 ii CALL FEB ii NYM NAT GAS E 6850 C .3100 US 6,721.00

ii* OPTION MARKET VALUE .0611 6,721.00-

EXPIRE 1/26/11
AVERAGE LONG: .31000

LAST TRADE DATE: 1/26/11

6/01/0 18 CALL JUN ii NYM NAT GAS E 6900 C .2050 US 11,250.00

18- OPTION MARKET VALUE .0625 11,250.00-
EXPIRE 5/25/11

AVERAGE LONG: .20500

LAST TRADE DATE: 5/25/11

3/15/0 i0 CALL MAR Ii NYM NAT GAS E 7000 C .3300 US 6,210.00

I0- OPTION MARKET VALUE .0621 6,210.00.

EXPIRE 2/23/11

AVERAGE LONG: .33000

LAST TRADE DATE: 2/23/11

7/01/0 8 CALL JUL ii NYM NAT GAS E 7000 C .2450 US 6,096.00

8* OPTION MARKET VALUE .0762 6,096.00*
EXPIRE 6/27/11

AVERAGE LONG: .24500

LAST TRADE DATE: 6/27/11

3/10/0 13 CALL DEC i0 NYM NAT GAS E 7150 C .2200 US 1,196.00

13" OPTION MARKET VALUE .0092 1,196.00-
EXPIRE 11/23/10

AVERAGE LONG: .22000

LAST TRADE DATE: 11/23/10

2/24/0 15 CALL JAN ii NYM NAT GAS E 7650 C .3650 US 2,895.00

15" OPTION MARKET VALUE .0193 2,895.00*

EXPIRE 12/27/10

AVERAGE LONG: .36500

LAST TRADE DATE: 12/27/10

2/23/0 12 CALL FEB ii NYMNAT GAS E 7750 C .3650 US 3,408.00

12- OPTION MARKET VALUE .0284 3,408.00*

EXPIRE 1/26/11

AVERAGE LONG: .36500

LAST TRADE DATE: 1/26/11

3/02/0 18 CALL MAR Ii NYM NAT GAS E 8500 C .2300 US 3,654.00

18" OPTION MARKET VALUE .0203 3,654.00*

EXPIRE 2/23/11
AVERAGE LONG: .23000

LAST TRADE DATE: 2/23/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PL[" A_E REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO FtAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED,
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STATBMENT DATB: AUG 31, 2010

ACCOUNT NUMBBR: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH MANAGEMENT
(704)264-2767

PZBDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
RBGARDING YOUR STATEMENT THAT YOU
ARE UNABLB TO RESOLVE WITH YOUR BROKER,
PLBASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATB

1/28/0 15
15»

CALL JAN 11 NYM NAT QAS B 9200 C
OPTION MARKBT VALUE

EXPZRB 12/27/10
AVBRAGE LONG: .26000

LAST TRADE DATE: 12/27/10

.2600 US

.0051

LONG/BUY SHRT/SELL DESCRIPTION EX PRICB/LEGND CC DEBIT CREDIT

765.00
765. 00»

1/29/0 12
12*

CALL PBB 11 NYM NAT GAS B 9350 C
OPTZON MARKET VALUB

EXPIRE 1/26/11
AVERAGE LONG: .26400

LAST TRADB DATB: 1/26/11

.2640 US.0091
1,092. 00
1,092. 00*

10/07/8

9/29/8

18 PUT OCT 10 NATURAL GAS 6000 C
18» OPTION MARKET VALUE

393,120.00- SZM BXPIRB 9/27/10
AVBRAGE SHORT: .20000

LAST TRADE DATE: 9/27/10

17 PUT OCT 10 NATURAL GAS 6500 C
17* OPTION MARKBT VALUE

456, 280. 00- SIM EXPIRE 9/27/10
AVERAGE SHORT: .30000

.200
2.185

.300
2.684

US 393,300.00
393,300.00*

US 456, 280. 00
456, 280. 00*

11/04/9 2
2*

LAST TRADB DATE: 9/27/10

CALL NOV 10 NATURAL GAS 8850 C
OPTION MARKBT VALUE

EXPIRE 10/26/10
AVBRAGB LONG: .33000

LAST TRADB DATE: 10/26/10

.330 US.001
20. 00
20. 00»

9/29/8 17
17»

CALL OCT 10 NATURAL GAS 9000 C 1.040 US
OPTION MARKBT VALUE .001

EXPIRE 9/27/10
AVBRAGE LONG: 1.04000

170.00
170.00*

12/01/9 28
28*

LAST TRADE DATE; 9/27/10

CALL DEC 10 NATURAL GAS 9000 C
OPTION MARKET VALUE

EXPIRE 11/23/10
AVERAGE LONG: .36000

LAST TRADB DATB: 11/23/10

.360 US

.001
280. 00
280. 00*

10/07/8 18
18*

CALL OCT 10 NATURAL GAS 10000 C
OPTION MARKBT VALUB

EXPIRE 9/27/10
AVERAGE LONG: .7QQQQ

LAST TRADE DATE: 9/27/10

.700

.001
US 180.00

180.00*

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLE &BE REPOR ANY D'FFERENCES OR OBJECTIONS II'AMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOL'R RIGHT TO HAll= DIF, ERENCES OR OB!ECTIONS
COIIIFEC I' I-D WI' L BE FlEEMED YOUFI AG~IEEMENT THAT THIS STATEMENT IS CORRECT AND RAT,'FIED,

ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Building

]4] W. Jackson Blvd. ° Suite I600A

Chicago,, IIlinios 60604-319(]

MONIHLY COMMODIIY S1A1EMENI

PAGE

STATEMENT DATE: AUG 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION

1/28/0 15 CALL JAN ii NYM NAT GAS E 9200

15- OPTION MARKET VALUE

EXPIRE 12/27/10

AVERAGE LONG: .26000

LAST TRADE DATE: 12/27/10

1/29/0 12 CALL FEB ii NYM NAT GAS E 9350

12- OPTION MARKET VALUE

EXPIRE 1/26/11

AVERAGE LONG: .26400

LAST TRADE DATE: 1/26/11

10/07/8 18 PUT OCT i0 NATURAL GAS 6000

18" OPTION MARKET VALUE

393,120.00- SIM EXPIRE 9/27/10

AVERAGE SHORT: .20000

LAST TRADE DATE: 9/27/10

9/29/8 17 PUT OCT i0 NATURAL GAS 6500

17" OPTION MARKET VALUE

456,280.00- SIM EXPIRE 9/27/10

AVERAGE SHORT: .30000

LAST TRADE DATE: 9/27/10

11/04/9 2 CALL NOV i0 NATURAL GAS 8850

2* OPTION MARKET VALUE

EXPIRE 10/26/10
AVERAGE LONG: .33000

LAST TRADE DATE: 10/26/10

9/29/8 17 CALL OCT i0 NATURAL GAS 9000

17- OPTION MARKET VALUE

EXPIRE 9/27/10

AVERAGE LONG: 1.04000

LAST TRADE DATE: 9/27/10

12/01/9 28 CALL DEC i0 NATURAL GAS 9000

28* OPTION MARKET VALUE

EXPIRE 11/23/10

AVERAGE LONG: .36000

LAST TRADE DATE: 11/23/10

10/07/8 18 CALL OCT i0 NATURAL GAS i0000

18" OPTION MARKET VALUE

EXPIRE 9/27/10

AVERAGE LONG: .70000

LAST TRADE DATE: 9/27/10

EX PRICE/LEGND CC

C .2600 US

.0051

C .2640 US

.0091

C .200 US

2.185

C .300 US

2.684

C .330 US

.001

C 1.040 US

.001

C .360 US

.001

C .700 US

.001

DEBIT

393,300.00

393,300.00*

456,280.00

456,280.00*

CREDIT

765.00

765.00*

1,092.00

1,092.00"

20.00

20.00*

170.00

170.00-

280.00

280.00*

180.00

180.00"

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONr-_
,.t. 'd<E , 1 E ) WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AtlD RATIFIED.
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STATEMENT DATE: AUG 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH. MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

10/20/8 26
26~

CALL OCT 10 NATURAL GAS 11500 C
OPTION MARKET VALUE

EXPIRE 9/27/10
AVERAGE LONG: .51000

.510 US

.001

LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

260. 00
260. 00*

11/03/8 30
30+

LAST TRADE DATE: 9/27/10

CALL NOV 10 NATURAL GAS 12250 C
OPTION MARKET VALUE

EXPIRE 10/26/10
AVERAGE LONG: .48000

.480 US.001
300.00
300.00*

9/29/8
10/20/8

LAST TRADE DATE: 10/26/10

17 CALL OCT 10 NATURAL GAS 15000 C
26 CALL OCT 10 NATURAL GAS 15000 C
43+ OPTION MARKET VALUE

EXPIRE 9/27/10
AVERAGE SHORT: .21186

LAST TRADE DATE: 9/27/10

.230 US.200 US.001

170.00
260. 00
430.00*

11/03/8 30 CALL NOV 10 NATURAL GAS 16000 C
30* OPTION MARKET VALUE

EXPIRE 10/26/10
AVERAGE SHORT: .17000

LAST TRADE DATE: 10/26/10

.170.001
US 300.00

300.00~

1. BEGINNING ACCT BALANCE
2. P&L AND CASH ACTIVITY
3. ENDING ACCT BALANCE
4. NET FUTURES P&L
5. NET OPTION PREMIUM
8. OPTIONS MARKET VALUE

9. ACCT VALUE AT MARKET
11. CONVERTED ACCT VALUE US

*++ SEG USD **+
971,939.00

97, 105.40-
874, 833.60
703, 245. 90-
167,116.00-
575, 266. 00-

299, 567. 60
299, 567. 60

+*» CURRENT MONTH * + ***YEAR-TO-DATE

FUTURES P&L
OPTION PREMIUM

US
US

703, 245. 90-
167,116.00-

4, 705, 057.90-
907, 601.00-

AOM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company,
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OB.!ECTIONS
COITrIEC TED wILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMIENT IS CORRECT AND RATIFIED.

ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Building

14] W. Jack'-,on Blvd., Suite I600A

Chicago, [llinios 60604-3190

MONI HLY C,OMMODI f Y SIAl EMEN [

PAGE

STATEMENT DATE: AUG 31, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU RAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY

1012018 26
26*

11/o3/8 30
30*

912918
1012018

11/o3/8

I. BEGINNING ACCT BALANCE

2. P&L AND CASH ACTIVITY

3. ENDING ACCT BALANCE

4. NET FUTURES P&L

5. NET OPTION PREMIUM

8. OPTIONS MARKET VALUE

9. ACCT VALUE AT MARKET

ii. CONVERTED ACCT VALUE US

SHRT/SELL DESCRIPTION

CALL OCT i0 NATURAL GAS 11500

OPTION MARKET VALUE

EXPIRE 9/27/10

AVERAGE LONG: .51000

LAST TRADE DATE: 9/27/10

CALL NOV I0 NATURAL GAS 12250

OPTION MARKET VALUE

EXPIRE 10/26/10

AVERAGE LONG: .48000

LAST TRADE DATE: 10/26/10

17 CALL OCT i0 NATURAL GAS 15000

26 CALL OCT i0 NATURAL GAS 15000

43* OPTION MARKET VALUE

EXPIRE 9/27/10

AVERAGE SHORT: .21186

LAST TRADE DATE: 9/27/10

30 CALL NOV i0 NATURAL GAS 16000

30* OPTION MARKET VALUE

EXPIRE 10/26/10

AVERAGE SHORT: .17000

LAST TRADE DATE: 10/26/10

*** SEG USD ***

971,939.00

97,105.40-

874,833.60

703,245.90-

167,116.00-

575,266.00-

EX PRICE/LEGND CC

C .510 US

.001

C .480 US

.001

DEBIT

C .230 US 170.00

C .200 US 260.00

.001 430.00*

299,567.60

299,567.60

*** CURRENT MONTH *** *** YEAR-TO-DATE ***

FUTURES P&L US 703,245.90- 4,705,057.90-

OPTION PREMIUM US 167,116.00- 907,601.00-

C .170 US 300.00

.001 300.00*

CREDIT

260.00

260.00*

300.00

300.00*

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED,
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South Carolina
Report as of 8/31/2010 Close

Period

Closed Positions - Ma -2002/A ril-2003 Review
Closed Positions - Ma -2003/A ril-2004 Review
Closed Positions - Ma -2004/A ril-2005 Review
Closed Positions - Ma -2005/A ril-2006 Review
Closed Positions - Ma -2006/A ril-2007 Review
Closed Positions - Ma -2007/A ril-2008 Review
Closed Positions - Ma -2008/A ril-2009 Review
Closed Positions - Ma -2009/A ril-2010 Review
Closed Positions - Ma -2010/Se tember-2010 Review
Total Closed Positions Review Periods
0 en Positions Total
Closed/0 en Postion TOTALS

Original Purchase
Cost/Proceeds

$949,450
$1,065,640

$851,680
$2,463,690
$3,369,220
$2,908,420
$3,446,030
$3,599,735
$1,077,330

$19,731,195
$1,360,000

$21,091,195

Realized Value

$2,424,270
$400,810
$795,290

$4,925,500
($1,385,730)

$1,159,981
($6,147,835)

($12,587,530)
($3,083,546)

($13,498,790)
($575,266)

($14,074,056)

Net Value Realized
Gain or (Loss)

$1,474,820
($664,830)
($56,390)

$2,461,810
($4,754,950)
($1,748,439)
($9,593,865)

($16,187,265)
($4,160,876)

($33,229,985)
($1,935,266)

($35,165,251)

South Carolina

Report as of 813112010 Close

Pedod

Closed Positions- May-2002/April-2003 Review

Closed Positions - May-2003/April-2004 Review
Closed Positions - May-2004/April-2005 Review

Closed Positions - May-2005/April-2006 Review

Closed Positions - May-2006/April-2007 Review

Closed Positions - May-2007/April-2008 Review

Closed Positions- May-2008/April-2009 Review
Closed Positions- May-2009/April-2010 Review

Closed Positions - May-2010/September-2010 Review
Total Closed Positions Review Periods

Open Positions Total

Closed/Open Postion TOTALS

Original Purchase
Cost/Proceeds

$949,45C

$1,065,640

Realized Value

$2,424,270
$400,810

$851,680 $795,290

$2,463,690 $4,925,500
$3,369,220 ($1,385,730)

Net Value Realized

Gain or (Loss)

$1,474,82{

($664,830

($56,390

$2,461,81C

($4,754,950
$2,908,420 $1,159,981 ($1,748,439

$3,446,030 ($6,147,835) ($9,593,865

$3,599,735 ($12,587,530) ($16,187,265)

$1,077,330 ($3,083,546) ($4,160,876)
($13,498,790)

($575,266)

$19,731,195

$1,360,000

$21,091,195 ($14,074,056)I

($33,229,985)

($1,935,266)
($35,165,251)



Period Tool

Open Positions - South Carolina
Report as of 8/31/2010 Close

Counter
T d D te p h d

Strike/Ftxed Purchase Purchase
MMBtus Trade /

Trade Date Purchased Expirationparty
p M ~ price price Cost/proceedsPer Month Date

NYMEX Net Value vs.
Market Market Value Current Market
Pnce Value

Oct-10 Call

Oct-10 Put

Oct-10 Call

Oct-10 Call

Oct-10 Put

Sold

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

9/29/2008

9/29/2008

9/29/2008
10/7/2008

10/7/2008

Nov-10 Call

Nov-10 Call Sold
Nov-10 Call

Nov-10 Call

NYMEX

NYMEX

NYMEX

NYMEX

1 1/3/2008

1 1/3/2008

11/4/2009

3/1 7/201 0

Oct-10 Call NYMEX 10/20/2008
Oct-10 Call (Sold) NYMEX 10/20/2008

1 70,000
170,000
170,000
180,000
180,000
260,000
260,000

300,000
300,000

20,000
100,000

$9.00
$6.50

$15.00
$10.00

$6.00
$11.50
$15.00

$12.25
$16.00

$8.85
$6.75

$1.04
($0.30)
$0.23
$0,70

$0.20
$0.51

($0.20)

$0.48
$0.17
$0.33
$0.21

$176,800
($51,000)
$39,100

9/27/2010

9/27/201 0
9/27/2010

$144,000
$51,000

10/26/2010

10/26/2010

$6,600 10/26/2010

$20,700 10/26/2010 E

$126,000 9/27/2010

$36,000 9/27/2010
$132,600 9/27/2010
($52,000) 9/27/2010

$0.001
($2.684)
$0.001
$0.001

$2.185
$0.001

($0.001)
$0.001

$0.001
$0.001
$0.006

$170
($456,280)

$170
$180

$393,300
$260

($260)

$300
$300

$20
$610

($176,630)
($405,280)

$38,930
($125,820)
$357,300

($132,340)
$51,740

($143,700)
$50,700

$6,580
$20,090

Nov-10 Call

Dec-10 Call

Dec-10 Call

Dec-10 Call
Dec-10 Call

Jan-11 Call

Jan-11 Call

Jan-11 Call

Jan-11 Call
Jan-11 Call

Feb-11 Call

Feb-11 Call

Feb-11 Call

Feb-11 Call
Feb-11 Call

Mar-11 Call

Mar-11 Call

Mar-11 Call
Mar-11 Call

Apr-11 Call

May-11 Call

Jun-11 Call

Jul-11 Call
Jul-11 Call

Aug-11 Call
Aug-11 Call

Sep-11 Call

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

3/31/201 0

1 2/1/2009

3/10/2010

3/30/2010
8/11/2010

1/28/2010

2/24/2010

3/24/2010

7/14/2010
8/20/2010

1/29/2010

2/23/2010

3/24/2010

7/14/2010
8/17/2010

3/2/2010

3/15/2010

5/24/2010
8/1 1/201 0
3/31/2010
4/30/2010

6/1/2010

7/1/2010
8/26/2010

7/30/201 0
8/31/201 0
8/31/201 0

110,000

280,000
130,000
140,000
140,000

150,000
150,000
160,000
150,000
150,000

120,000
120,000
110,000
120,000
120,000
180,000
100,000
90,000
90,000

260,000
1 70,000
180,000

80,000
70,000

80,000
70,000
80,000

$6.40

$9.00
$7.15
$6.20
$5.50

$9.20
$7.65
$6.60
$6.60
$5.30

$9.35
$7.75
$6.85
$6.80
$5.85

$8.50
$7.00
$6.50
$5.60
$6.20
$6.10
$6.90

$7.00
$5.90

$6.75
$5.95
$5.90

$0.19

$0.36
$0.22
$0.31
$0.18

$0.26
$0.37
$0.33
$0.20
$0.26

$0.26
$0.37
$0.31
$0.21
$0.22

$0.23
$0.33
$0.30
$0.29
$0.30
$0.34
$0.21

$0.25
$0.19

$0.24
$0.22
$0.28

$20,350 10/26/2010 E

$100,800 11/23/2010
$28,600 11/23/2010 E
$42,700 11/23/2010 E
$25,200 11/23/2010 E

$39,000 12/27/2010 E

$54,750 12/27/2010 E

$53,120 12/27/2010 E

$30,000 12/27/2010 E
$38,550 12/27/2010 E

$31,680 01/26/2011 E
$43,800 01/26/2011 E

$34,100 01/26/2011 E

$24,600 01/26/2011 E
$25,800 01/26/2011 E

$41,400 02/23/201 1 E

$33,000 02/23/2011 E

$27,000 02/23/2011 E
$26, 100 02/23/2011 E

$78,000 03/28/2011 E

$57,800 04/26/2011 E

$36,900 05/25/2011 E

$19,600 06/27/2011 E
$12,950 06/27/2011 E

$19,200 07/26/2011 E
$15,400 07/26/2011 E

$22,000 08/26/2011 E

$0.010
$0.001
$0.009
$0.036
$0.097

$0.005
$0.019
$0.055
$0.055
$0.223

$0.009
$0.028
$0.061
$0.064
$0.154

$0.020
$0.062
$0.094
$0.207
$0.095
$0.112
$0.063

$0.076
$0.196

$0.124
$0.232
$0.282

$1,067

$280
$1,196
$5,054

$13,636

$765
$2,895
$8,832
$8,280

$33,510

$1,092
$3,408
$6,721

$7,668
$18,468

$3,654
$6,210
$8,487

$18,657
$24,778
$19,006
$11,250

$6,096
$13,741

$9,928
$16,233
$22,592

($19,283)

$100,520
$27,404
$37,646

($11,564)

$38,235
$51,855
$44,288
$21,720
($5,040)

$30,588
$40,392
$27,379
$16,932
($7,332)

$37,746
$26,790
$18,513
($7,443)

($53,222)

($38,794)
($25,650)

$13,504
$791

($9,272)
$833
$592

SUMMARY: 5,710,000 $1,360,000 ($575,266) ($1,935,266)

Reviewed by: JSG 9/1/2010

IP. o°TooI°=rlT.°.o. l
Open Positions - South Carolina

Report as of 813112010 Close

MMBtus Strike/Fixed Purchase Purchase Tradel I NYMEX I I Net Value vs' J
Purchased Price Price Cost/Proceeds Expiration Market Current Market
Per Month Date Price Ve ue

Oct-10 Call NYMEX 9/29/2008 170,000 $9.00 $1.04 $176,800 912712010 $0.001 $170 ($176,630)

Oct-10 Put NYMEX 912912008 170,000 $6.50 ($0.30) ($51,000) 912712010 ($2.684) ($456,280) ($405,280)

Oct-10 Call (Sold) NYMEX 912912008 170,000 $15.00 ($0.23) ($39,1001 9/27/2010 ($0.0011 ($170) $38,930

Oct-10 Call NYMEX 10/7/2008 180,000 $10.00 $0.70 $126,000 9/2712010 $0.001 $180 ($125,820)

Oct-10 Put NYMEX 101712008 180,000 $6.00 ($0.20 / ($36,000) 912712010 ($2.185 / ($393,300 / ($357,300 /

Oct-10 Call NYMEX 1012012008 260,000 $11.50 $0.51 $132,600 912712010 $0.001 $260 ($132,340)
Oct-10 Call (Sold) NYMEX 10/20/2008 260,000 $15.00 ($0.20) ($52,000) 912712010 ($0.001) ($260) $51,740

Market Value

NYMEX

NYMEX
Nov-10 Call 111312008 300,000 $12.25 $0.48 $144,000 10/26/2010 $0.001 $300 ($143,700)

Nov-10 Call (Sold / 111312008 300,000 $16.00 ($0.17 / ($51,000) 10/26/2010 ($0.001) ($300 / $50,700

Nov-10 Call NYMEX 111412009 20,000 $8.85 $0.33 $6,600 10/26/2010 $0.001 $20 ($6,580)

Nov-10 Call NYMEX 311712010 100,000 $6.75 $0.21 $20,700 1012612010 E $0.006 $610 ($20,090)
Nov-10 Call NYMEX 3/31/2010 110,000 $6.40 $0.19 $20,350 1012612010 E $0.010 $1,067 ($19,283)

Dec-10 Call NYMEX 12/1/2009 280,000 $9.00 $0.36 $100,800 1112312010 $0.001 $280 15100,5201

Dec-10 Call NYMEX 3/10/2010 130,000 $7.15 $0.22 $28,600 1112312010 E $0.009 $1,196 ($27,404 I

Dec-10 Call NYMEX 3/30/2010 140,000 $6.20 $0.31 $42,700 11/23/2010 E $0.036 $5,054 ($37,646)
Dec-10 Call NYMEX 8111/2010 140,000 $5.50 $0.18 $25,200 1112312010 E $0.097 $13,636 ($11,564)

Jan-11 Call NYMEX 112812010 150,000 $9.20 $0.26 $39,000 12/27/2010 E $0.005 $765 ($38,235)

Jan-11 Call NYMEX 2/24/2010 150,000 $7.65 $0.37 $54.750 1212712010 E $0.019 $2,895 ($51,855 /

Jan-11 Call NYMEX 3/24/2010 160,000 $6.60 $0.33 $53 120 1212712010 E $0.055 $8,832 ($44,288 I

Jan-11 Call NYMEX 7/14/2010 150,000 $6.60 $0.20 $30 000 12/27/2010 E $0.055 $8,280 ($21,720)

Jan-11 Call NYMEX 8/20/2010 150,000 $5.30 $0.26 $38 550 12/27/2010 E $0.223 $33,510 ($5,040)

Feb-11 Call NYMEX 1/29/2010 120,000 $9.35 $0.26 $31 680 01/26/2011 E $0.009 $1,092 /$30,588)

Feb-11 Call NYMEX 2/2312010 120,000 $7.75 $0.37 $43 800 01/26/2011 E $0.028 $3,408 ($40,392 /

Feb-11 Call NYMEX 3/24/2010 110,000 $6.85 $0.31 $34 100 01/26/2011 E $0.061 $6,721 ($27,379)

Feb-11 Call NYMEX 7/14/2010 120,000 $6.80 $0.21 $24600 0112612011 E $0.064 $7,668 ($16,932 /

Feb-11 Call NYMEX 8/17/2010 120,000 $5.85 $0.22 $25 800 01/26/2011 E $0.154 $18,468 ($7,332)

Mar-11 Call NYMEX 31212010 180,000 $8.50 $0.23 $41,400 02/23/2011 E $0.020 $3,654 1537,7461

Mar-11 Call NYMEX 3/15/2010 100,000 $7.00 $0.33 $33,000 0212312011 E $0.062 $6,210 ($26,790 /

Mar-11 Call NYMEX 512412010 90,000 $6.50 $0.30 $27,000 02/23/2011 E $0.094 $8,487 ($18,513)

Mar-11 Call NYMEX 811112010 90,000 $5.60 $0.29 $26,1000212312011 E $0.207 $18,657 ($7,443)

Apr-11 Call NYMEX 3/31/2010 260,000 $6.20 $0.30 $78,000 0312812011 E $0.095 $24,778 ($53,222)

May-11 Call NYMEX 413012010 170,000 $6.10 $0.34 $57,8000412612011 E $0.112 $19,006 ($38,794)

Jun-11 Call NYMEX 61112010 180,000 $6.90 $0.21 $36,900 05/25/2011 E $0.063 $11,250 ($25,650)

Jul-11 Call NYMEX 7/1/2010 80,000 $7.00 $0.25 $19,600 0612712011 E $0.076 $6,096 ($13,504 /
Jul-11 Call NYMEX 8/26/2010 70,000 $5.90 $0.19 $12,950 06/27/2011 E $0.196 $13,741 $791

Aug-11 Call NYMEX 7/30/2010 80,000 $6.75 $0.24 $19,200 0712612011 E $0.124 $9,928 ($9,272)
Aug-11 Call NYMEX 8/31/2010 70,000 $5.95 $0.22 $15,4000712612011 E $0.232 $16,233 $833

Sep-11 Call NYMEX 8/31/2010 80,000 $5.90 $0.28 $22,000 0812612011 E $0.282 $22,592 $592

SUMMARY: 5,710,000 $1,360,000 ($575,266) ($1,935,266)

Reviewed by: JSG 911/2010



Period Tool

SUMMARY:

Period Tool

SUMMARY;

Period Tool

SUMMARY:

Pehod Tool

SUMMARY:

Period Tool

Ma -10 Call

Ma -10 Put

Ma -10
Ma -10
Ma -10

Call Sold
Call

Put
Ma -10 Call

Ma -10
Ma -10
Ma -10

Put

Call

Put

Ma -10 Call

Ma -10
Ma -10
Ma -10
Ma -10
Ma -10
Ma -10

Call Sold
Call

Call Sold
FUTURES

FUTURES

FUTURES

Ma -10 FUTURES
Jun-10 Call

Jun-10
)un-10
Jun-10

Put

Call Sold
Call

Jun-10 Put
Jun-10
Jun-10
)un-10

Call

Put
Call

)un-10 Put
Jun-10 Call

Jun-10 Ca Sold
Jun-10 Call

Call SoldJun-10
Jun-10
Jun-10
Jun-10

FUTURES

FUTURES

FUTURES

Jun-10 FUTURES

Jul-10 Call

)ul-10 Put
Jul-10 Call Sold
)ul-10 Ca
)ul-10 Put
)ul-10 Call

Jul-10 Put
)ul-10 Call

Jul-10 Put
Jul-10 Call

SoldJul-10 Ca
Jul-10 FUTURES
Jul-10 FUTU RE 5
Jul-10 FUTURES
Jul-10 FUTURES

Au -10 Call

Au -10 Put
Au-1 Call Sold
Au -10 Call

Au -10 Put
Au -10 Ca Sold
Au -10 Ca
Au -10 Put
Au -10 Call

Au -10 Put

Counter
party

Counter
party

Counter
pa rty

Counter
party

Counter

party

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

Original
Trade Date

Original
Trade Date

Original
Trade Dab

Original
Trade Dab

Original
Trade Date

7 28 2008
7 28 2008
7 28/200
8 11 2008
8 11 2008
9 4 2008
9 4 2008
9 5 2008
9 5 2008

10 14 2008
10 14 2008
10 30 2008
10 30 2008
4 27 2010
4 27 2010
4 27 2010
4 27 2010
7 28/2008
7/28 200
7 28 2008
8 11 2008
8 11 2008
9 4/2008
9 4 2008
9 5/2008
9 5 2008

10 14 2008
10/14 2008
10 30 2008
10 30 2008
5 25 2010
5 25 2010
5 25 2010
5 25 2010
8 1 2008
8 1 2008
8/1 2008

8 11 2008
8 11 2008
9 4 2008
9 4 2008
9 5 2008
9 5 2008

10 14 2008
10 14 2008
6 25 2010
6 25 2010
6 25 2010
6/25 2010
8 1 2008
8 1 2008
8 1 2008

8 20 200
8 20 2008
8 20 2008
9 4 2008
9 4 2008
9 5 2008
9/5 2008

South Carogna May-200$/April-2007 Revkw
Re ort as of 8/31/2010 Close

MMBtus
Purchased Psr

Month

Trade I
Expiration Realized Value

Dsb

Strike/Fixed Purchase
price Price

Purchase
Cost/Proceeds

Net Value Rugzsd
Gain or (Loss)

23 540 000 -1 385 7303 369 22 -4 754 95
8outh Carogna May-2007/April-2008 Review

Report as of 8/31/2010 Close

MMBtus
Pumhassd Per

Month

Trade I
Expiration „Resgzed ValueExpiration

Dsb

Strike/Fixed Purchase
Price Price

Purchase
Cost/Proceeds

Net Value Resgzed
Gain or (Lou)

21 450 000 2 908 420 -1 748 4391 159 981
South Carolina May-200$/Ap

Report as of 8/31/201
rg-200$ Review
0 Close

MMBtus
Purchased Psr

Month

Trade I
Expiration Reagzed Value

Expiration

Date
Price

Strike/Fixed Purchase
Price Price

Purchase
Cost/Proceeds

Net Value Reagzsd
Gain or (Loss)

21 520 000 3 446 030 -9 593 865-6 147 835
8outh Carolina May-200$/Aprg-2010 Revkw

Report as of 8/31/2010 Close

MMBtus
Purchased Per

Month

Trade I
Expiration Realized Value

Expiratkn

Date
Price

Strike/Fixed Purchase
Price Price

Purchase
Cost/Proceeds

Net Value Res gzed
Gain or (Loss)

23 720 000 3 599 735 -16 187 265-12 587 530
uth Carolina May-2010/September-2010 Review

Repok as of 8/31/2010 Close
So

MMBtus
Purchased Per

Month

Trade I
Expiration

Date

Strike/Fixed
PIco

Expiration
R ll* d V IPrice

Nst Value Realized
Gain or (Loss)

Purchase
Price

Purchase
Cost/Proceeds

9.1060 000 4 27 20101.01 60 60 5400.00
60 000 6.80 0.34 20 400 4 27 201 20 400
60 000 4 27 20116.00 0.14 8 400 8 4000.0
60 0 49 200 4 27 2010.829.35 0.00 9 200
60 0 4 27 2017.00 0.30 18 000 18 0000.0
60 000 9.15 0.66 39 600 4 27 2010 0.0 39 600
60 000 6.50 0.15 9 000 4 27 2010

4 27 201
4 27 201

0.0
60 000 9.15 0.66 39 39 600
60 00 6.50 0.15 9 000

190 000 9.25 0.53 100 700 4 27 201 100 700
190 000
180 000
180 000

13.25 0.08 15 200 4 27 2010 0.00 15 200
10.25 0.41 73 800 4 27 201 0.0 73 800
13.25 0.14 25 200 4 27 2010

4 27 201
0.0 25 200

60 000 0.00 4.22 0.00 155 040
167 040
137 040

155 040
167 040
137 040

60 00 0.00 4.22 0 4 27 2010
0 4 27 2010

0.0

137 040137 0400 4 27 201 0.00
60 000 0.0 4.22 0.00

4.220.0060 000
9.25 70 630 5 25 201070 000 1.01 70 6300.00

70 00 5 25 2010
5 25 201
5 25 201

0.346.80 23 800 23 8000.0
70 00 16.00 0.14 9 800 0.0 9 800
60 00 0.049 500.83 9 500
60 000 5 25 201 0.007.00 0.30 18 000 18 00
70 000 46 200 5 25 201

10 500 5 25 2010
39 600 5 25 201

9.50 0.66 46 200
70 000 0.15 10 500.00

0.6660 000 39 6000.0
60 00 9 000 5 25 20106.50 0.15

200 00 5 25 2019.35 0.53 106 00 106 0000.0
200 000
200 000

16000 5 25 201
94 000 5 25 2010

13.0 0.08 16
10.00 0.47 94 0000.0
13.00 0.18200 000 3636 000 5 25 2010 0.0

4.050.00 0 5 25 2010
0 5 25 2010
0 5 25 2010

70 000 192 430
176 940
171 430

0.0 192 430
176 940
171 430

60 000 0.00.00 4.05
4.050.0070 000 0.00

146 940 146 9400 5 25 20160 000 4.050.00
49 500 6/25 2010

13 500 6 25 2010
50 000 0.009.80 0.99 49 500

7.00 0.2750 000 13 5000.00
6 25 2010 0.015.00 0.20 10 00050 00 10 000

51 300 6 25 20109.65 0.8660 000 51 3000.0
7.00 0.33 19 800 6 25 2010

33 000 6 25 2010
60 000 19 8000.0

33 0000.009.50 0.6650 000
6 25 2016.50 0.1550 000 7 5000.007 500

39 3009.50 0.6660 000 39 300 6 25 201
9 006 25 2016.50 0.15 9 00060 00

0.57 90 400 6 25 2010
16 000 6 25 2010

90 400160 000
160 000 16 000.0013.0 0.10

106 950106 9500 6 25 201050 00 0.04.80.00
6 25 201060 000 128 340128 3400.04.860.00

0 6 25 201 0.0 81 9504.8650 000 81 9500.00
98 3400 6 25 201 98 3400.00 4.8660 000
64 86060 000 1.089.90 64 860 7 27 201
167 27 2010 0.07.00 0.28 16 80060 00
15 0015.00 0.2560 000 15 000 7 27 2010

53 5007 27 2010 0.09.10 1.07 53 5050 000
17 5000.007.00 0.3550 00 17 500 7 27 201
107 27 201 0.0014.80 0.20 10 00050 00

39 60039 600 7 27 201
9 000 7 27 2010

0.6660 00 10.00
0.060 000 0.156.50

32 5007 27 201 0.09.95 0.65 32 5050 000
7 5007 27 201 0.006.5 0.15 7 50050 000

Fus

51 784.0

Fees

37 824.56

Fees

43 384.50

Fees

44 035.50

Fees

93.00
93.00
93.00
93.00
93.00
93.00
93.00
93.00
93.00

294.50
294.50
279.00
279.00
186.00
186.00

186.00
186.00

108.50
108.50
108.50
93.00
93.00

108.50
108.50
93.00
93.00

310.00
310.00
310.00
310.00
217.00
186.00
217.00
186.00

77.50
77.50
77.50
93.00
93.00
77.50
77.50
93.00
93.00

248.00

155.00
186.00
155.00
186.00
93.00
93.00
93.00
77.50
77.50
77.50
93.00
93.00
77.50
77.50

Period

SUMMARY:

Tool Counter Original MMBtus
Purchased Per

party Trade Date Month

23,540,00(

South Carolina May-20061Apnt-2007 Review

Report as of 8/3112010 Close

Strike/Fixed Purchase Purchsse

Price Pd©e Cost/Proceeds

31369,220

South Carolina Msy-20071Apdi-2008 Review

Report as of 8/31/2010 Close

Counter MMBtus [

Pedod Tool Original Purchased Per Strike/Fixed Purchase Purchase

party Trade Date Month Pdce Pdce Cost/Proceeds

SUMMARY: 21,450,00C 2,908,420

South Carolina Msy-20081Apdl-2009 Review

Report as of 8/3112010 Close

Period Tool Counter Original MMBtus
Trade Date Purchased Per Strike/Fixed Purchase Purchase

party Month Pdce Price CostiProceeds

SUMMARY: 21,520,000 31446t030

South Carolina May-200SlAprll-2010 RlVieW

Report as of 8/31/2010 Close

Counter Original
Tool Trade Date

party

Trade I Expiration

ExplratlonDate Pdce Realized Value

-Ir385,730

Period

SUMMARY:

Period

Trade I Expiation

ExplratlonDate Prico Realized Valuo

ltlS9,981

Trade I Expiration

ExplrationDate Price Reallzod Value

-6,1471835

Net Value Realized
Fseo

Gain or (Lose)

-4r754195C 51,784.0,

I
MMBtus Trade I I

Purchased Per Strike/FIxod Purchase Purchase I ExpiationMonth Price Price CostJProoeeds ExpirationDate Price

23r720,000 31599,73.'

South Carolina May-20101September-2010 Review

Report as of 913112010 Close

Net ValueRsellzed
Fees

Gmln or(Lose)

-lt748,439 37,824.5_

MMBtus

Tool Countel Origlnol Purchased Per

party Trcde Date Month

Net ValueRsel_ed

Gain or(Lose)

-9,593,865

Rselized Valus Net Value Rsellsed

Gain or (Lose)

-12,587153( -t6,1871265

Net Value Rsellzed

Gain or (Lose)

Fill

43f384.5(

May-t0 Call NYMEX 7/28/200( 60,000

May-t0 Put NYMEX 7/28/200( 60,000

May-10 Call (Sold) NYMEX 7/28/200( 60,000

May-t0 CaB NYMEX 8/11/200( 60,00(

May-10 Put NYMEX 8/t t/200E 60,00(

May-10 Call NYMEX 9/4/200E 60100(

May-t0 Put NYMEX 9/4/200E 60,00(

May-10 Call NYMEX 9/S/200E 60,00(

May-10 Put NYMEX 9/8/200E 60,00(

May-t0' Call NYMEX 10/14/200E 190100(

May-l( Call4Sold NYMEX 10/14/2006 190,00(

May-l( Call NYMEX 10/30/2006 180,00(

May-l( Call(Sold) NYMFX 10/30/2000 t80,00(

May-l( FUTURES NYMEX 4/27/201C 60,00(

May-l( FUTURES NYMEX 4/27/201(: 60,00(

May-l( FUTURES NYMEX 4/27/201(:] 60t00C

May-I( FUTURES NYMEX 4/27/2010 60,00(

Jun-l( Call NYMEX 7/28/2008 70,00(

]un-1( Put NYMEX 7/28/2008 70,00f

Jun-l( Call 4Sold) NYMEX 7/28/2008 70,00(

lun-l( Call NYMEX 8/t 1/2008 60,00C

Jun-lC Put NYMEX 8/t 1/2008 60,00C

Jun-lC Call NYMEX 9/4/2008 70,00C

Jun-lC Put NYMEX 9/4/2008 70,00C

.]un- lC CaU NYMEX 9/5/2008 60,00C

3un-tC Put NYMEX 9/5/2008 60,00C

Jun-IC Call NYMEX 10/14/2008 200_00C

]un-lC Call (sold) NYMEX 10/14/2008 200rOOG

]un-lC Call NYMEX 10/30/2008 200,00C

Jun-IC Call (Sold) NYMEX 10/30/2008 200,00(]

lun-lC FUTURES NYMEX 5/25/20t0 70100(]

]un-lC FUTURES NYMEX 5/25/2010 60,00(]

Jun-1(: FUTURES NYMEX 5/25/2010 70r00(]

]un-10 FUTURES NYMEX 5/25/2010 60,000

]ul-l(]Call NYMEX 8/t/2008 S0,000

]ul-I(]Put NYMEX 8/1/2008 50,000

]ul-l(]Call (Sold) NYMEX 8/I/200( 50,000

Jul-10 Call NYMEX 8/t 1/200( 60_000

]ul-10 Put NYMEX 8/I 1/200_ 601000

Jul-10 Call NYMEX 9/4/200( 50,000

Jul-10 Put NYMEX 9/4/200( 50r000

]ul-10 Call NYMEX 9/5/200( 60,000

]ul-10 Put NYMEX 9/5/200( 60,000

]ul-10 CaM NYMEX t 0/14/200( 160,000

Jul-10 Call 4Sold) NYMEX 10/14/200( 1601000

3ul-10 FUTURES NYMEX 6/25/201( 501000

Jul-lO FUTURES NYMEX 6/25/201( 60,000

Jul-10 FUTURES NYMEX 6/25/20t( 50,000

Jul-10 FUTURES NYMEX 6/25/201( 601000

Aug-10 Call NYML=X 8/1/200E 60r000_

Aug-t0 Put NYMEX 8/1/200E 60100(

Aug-lO Call (Sold) NYMEX 8/1/200E 60,00(

Aug-l( Call NYMEX 8/20/200_ 50,00(

Aug-l( Put NYMEX 8/20/200E 50,00(

Aug-l( Call (Sold) NYMEX 8/20/200E 50,00(

Aug-t( Call NYMEX 9/4/200_ 60,00(

Aug-t( Put NYMEX 9/4/2000 60,00(

Aug-t( Call NYMEX 9/5/2008 50100(

Aug-t( Put NYMEX 9/5/2000 50,00(

Strike/Fixed Purchase Purchase

Price Price Cost/Proceeds

$9.10 1.01 60,54(

$6.80 (0.34) (20,400:

$16.00 (0.14; 48,400:

$9.35 0.82 49,20(

$7.00 40.30] (t8,000]

$9.111 0.66 39,60(

$6.5( (0.15) 49,0001

$9.1_ 0.66 39,60C

$6.5( (0.15) (9,000;

$9.2_ 0.53 I00,70C

$13.2_ (0.08) (15,200;

$i0.2_ 0.41 73,80(:

$t3.2_ 40.14) (25,2001

t0.0( 4.22 C

t0.0( 4.22 (:

t0.0( 4.22 (:

$0.0C 4.22 (:

$9.2E 1.01 70,63(:

$6.8( 40.34 423,800)

$16.0( (0.14) 49,800

$9.4( 0.83 49,500

$7.0C (0.30) (18,000)

$9.5C 0.66 46,200

$6.SC (0.15) (tO,50 W

$9.4( 0.66 39,600

$6.S(: (0.15) 49,000)

$9.35 0.53 106,000

$13.00 (0.08 (16,000)

$10.00 0.4; 94,000

$13.00 (0.18 436,000)

to.o(: 4.0_ 0

t0.0(] 4.o_ o

tO.O(] 4.0( 0

to.o(] 4.o_ o
$9.80 0.9_ 49,500

$7.00 (0.27: (13,500)

$15.00 (0.20: (10,000)

$9.65 0.8( 5t,300

$7.00 (0.33: (19,800:

$930 0.6( 33,0001

$6.S0 40.t_ (7,S001

$9.50 0.6( 39,30(

$6.so (O.lS] (9,0oo:
$9.40 03; 90,40(

$13.00 (0.10] (16,000:

$0.00 4.8E

$0.00 4.8(

$0.00 4.8E

$0.00 4.8E

$9.90 t.00 64,86(

$7.00 (0.28; (16,800:

$15.00 (0.25; (18,000:

$9.10i 1.07 53,50(

$7.0( (0.35; (171500:

$14.8( (0.20) (tO,O00:

$10.0( 0.66 39,60(

$6.5( (0.15) (9,000:

$9.9_ 0.65 32,50(

$6.5( (0.15) (7,500;

Foes

441035.5(

Tmde I

Expiration Expiration Realized Value Fees
Prioe

Date

4/27/20t(] $0.0C $( ($60,5401 93.00

4/27/201(] $0.0(: $( $20,40( 93.00

4/27/201(] t0.0C $C $8,40( 93.00

4/27/2010 $0.0C $( ($49,200: 93.00

4/27/2010 t0.0(: $C $18,00( 93.00

4/27/2010 $0.0(: $C ($39,600: 93.00

4/27/2010 tO.O(: $C $9,00( 93.00

4/27/2010 t0.0(] $C ($39,600: 93.00

4/27/2010 tO.O(] $C $9,0(X 93.00

4/27/2010 t0.0(] $C ($100,700: 294.50

4/27/2010 $0.00 $C $15,20( 294.50

4/27/2010 $0.0(] $C ($73,800', 279.00

4/27/2010 $0.00 $C $25,20( 279.00

4/27/2010 $0.0(] ($Z55,040; ($155,040; t86.00

4/27/2010 $0.00 ($167,0401 45167,O40_ 186.00

4/27/2010 $0.00 ($137,040] ($137,040', 186.00

4/27/2010 $0.00 45137,040) ($137,040: 186.00

5/25/2010 $0.00 $C ($70,630; 108.50

5/25/2010 $0.00 $(: $23,80C t08.50

5/25/2010 $0.00 tO $9,80(: 108.50

5/25/2010 $0.00 $(] ($49,500] 93.00

5/25/20t( $0.00 $(] $18,00(: 93.00

5/25/201( $0.00 tO ($46,200] 108.50

51251201( $0.00 $0 $10,500 108.50

5/25/201( $0.00 t0 ($39,600] 93.00

5/25/201( $0.00 $0 $9,000 93.00

5/25/201( $0.00 t0 45t06,000) 3t0.00

5/25/201( $0.00 t0 $16,00_ 310.00

5/25/201( $0.00 t0 ($94,000) 310.00

5/25/201( $0.00 t0 $36,000 310.00

5/25/201( t0.0( ($192,430) ($192,430) 217.00

5/25/201( $0.00 ($176,940) ($t76,940) 186.00

5/25/201( t0.0( 45171,430) ($171,430) 217.00

5/25/20t( t0.0( ($146,940) ($146,940) 186.00

6/25/20t( $0.0( tO 4549,500) 77.50

6/25/201( t0.0( tO $t3_500 77.50

6/25/201C t0.0( $0 $10,000 77.50

6/25/201C t0.O( t0 ($51,300) 93.00

6/25/20K $0.0( t0 $19,800 93.00

6/25/201C t0.0( t0 ($33,000) 77.50

6/25/201C t0.0( tO $7,500 77.50

6/25/201C $0.0( tO ($39,300) 93.00

6/25/20tC tO.0( tO $9,000 93.00

6/25/201C $0.0( $0 ($90,400) 248.00

6/25/201C $0.0( $0 $16,000 248.00

6/25/201C t0.0( 45106,950 ($106,950) 155.00

6/25/201C t0.0( 45128,3401 ($128,340) 186.00

6/25/201(: $0.0( 4581,950: ($91,950) 155.00

6/25/201C $0.0( ($98,3401 4598,340) 186.00

7/27/20t(: $0.0( $( ($64,860) 93.00

7/27/201(: $0.0C $( $16,80( 93.00

7/27/201(] $0.0(: $( $15,00( 93.00 '

7/27/201(] $0.0C $( ($53,5001 77.50

7/27/201(] $0.0( $( $17,50( 77.50

7/27/201(] $0.0( $( $10,00( 77.50

7/27/2010 $0.0C $( ($39,6001 93.00

7/27/2010 $0.0C $( $9,00( 93.00

7/27/2010 t0.0(: $C ($32,500: 77.50

7/27/2010 $0.0(] $C $7,50( 77.50



South Carolina Msy-2010/September-2010 Review
Re ort as of 8/31/2010 Close

Period Tool
Counter Orlplnal

party Trade Date

MMBtus
Purchased Per

Month

Strike/Fixed
Pdce

Purchase
Price

Purchase
Cost/Proceeds

Trade /

Expiration
Date

Expiradon t~d V i
Net Value Realized

Price Gala or (Loss)
Realized Value Fees

Au -10
Au -10

Call

Put
10 22 2008NYMEX

NYMEX 10 22 2008
170 000
170 000

8.90
6.00

0.77
0.30

130 900 7 27 201
7 27 201051 000

0.0
0.0

130 900
51 00

263.50
263.50

Au -10 Call Sold NYMEX 10 22 2008 170 00 14.00 0.17 28 900 7 27 201 0.0 289 263.50
Au -10
Au -10
Au -10

FUTURES

FUTURES

FUTURES

NYMEX

NYMEX

NYMEX

7 27 2010
7 27 2010
7 27 2010

60 0
50 000
60 000

0.0 4.68

4.68

0 7 27 201
0 7 27 2010

7 27 2010
4.7

139 500
116 250
109 500

139 500
116 250
109 500

186.00
155.00
186.00

Au -10
Au -10
Se -10
Se 10

FUTURES

FUTURES

Call

Put

NYMEX

NYMEX

NYMEX

NYMEX

7 27 2010
7 27 2010
8 29 2008
8 29 2008

50 00
170 000
120 0
40 000

0.00
0.0
9.30
7.00

4.6
4.68
1.12

7 27 201
7 27 2010

133 800 8 26 201
16 000 8 26 2010

4.77
4.7
0.
0.0

91 250
225 250

91 250
225 250
133 800

16 00

155.00
527.00
186.00
62.00Se -10 Put NYMEX 8 29 2008 80 000 7.00 0.40 32 000 8 26 201 32 124.00

Se 10
Se -10 Call

Se -10 Call

Se -10
Se 10
Se -10

Put
Call Sold
FUTURES

Call Sold NYMEX

NYMEX

8 29 2008
9 5 2008

NYMEX 10 20/2008
NYMEX 10 20 2008

8 17 201NYMEX

NYMEX 10 20 2008

120 00
110 000
180 00
180 000
180 000
80 00

16.00
12.80
8.50
5.6

13.95
0.00

0.20
0.3
0.97

0.30
0.20
3.82

24 000 8 26 2010
37 400 8 26 2010

8 26 201173 70
54 000 8 26 2010
36 000 8 26 2010

8 26 2010

0.0
0.00

0.0
3.651 254 484

240
37 400

173 700

186.00
170.50
279.00
279.00

36 XO 279.00
254 484 248.00

Se -1 FUTURES NYMEX 8 26 2010 40 00 0.00 3.82 0 8 26 201 3.6510 127 242 127 242 124.00Se -10
SUMMARY;

FUTURES NYMEX 8 26 2010 180 000
6 960 000

0.00 3.82
1 077 33

0 8 26 2010 3.651 320 590
3 083 546

320 590 558.00
4 160 876 12 973 50

Period Tool Counter Original

party Trade Date

Aug-10 CaB NYMEX 10/22/200i

Aug-10 Put NYMEX 10/22/200(

Aug-10 Call (Sold) NYMEX 10/22/200(

Au_-10 FUTURES NYMEX 7/27/201(

Au_-10 FUTURES NYMEX 7/27/201(

Au_-I0 FUTURES NYMEX 7/27/201(

Aug-10 FUTURES NYMEX 7/27/201C

Aug-10 FUTURES NYMEX 7/27/201C

Sep-10 Call NYMEX 8/29/200_

Sep-10 Put NYMEX 8/29/200E

Sep-10 Put NYMEX 8/29/200E

SOpq0; Call (Sold) NYMEX 8/29/200E

Sep-l( Call NYMEX 9/5/2008

Sep-l( Call NYMEX 10/20/2008

Sop-l( Put NYMEX 10/20/2008

Sep-1C _.all (Sold NYMEX 10/20/2008

Sep-1( FUTURES NYMEX 8/17/2010

Sep-l( FUTURES NYMEX 8/26/2010

Sop-l( FUTURES NYMEX 8/26/2010
SUMMARY:

South Carolina May-20101September-2010 Review

Report as of 813112010 Close

MMBtus

Purchased Per

Month Prioe

170,000 $8.90

170,000 $6.00

170,000 $14.00

60,000 $0.00

50,000 $0.00

60,000 $0.00

50,000 $0.00

170,00( $0.0(

120,00( $9.3(

40,00( $7.0(

80,00( $7.0(

120,00( $16.0(

110,00( _12.8(

180r00( $8.5(

180,00( $5.6(

180,00( $13.9. _

80,00( $0.0(

40,00( $0.0(

180,00( $0.0(

6r960r00C

Strike/Fixed Purchase

Price

0.7)

(0.30:

(o.1;

4.6_

4.6_

4.68

4.68

4.68

1.12

(0.4o
(0.40)
(0.20)

0.34

0.97

(0.30)

(0.20)

3.82

3.82

3.82

Purchase

Cost/Prooseds

130190(

(51,000:

(28_900:

133,80(

(16,000 _,

(32,000'_

(2%000;

37,40C

173,70C

(S4,000)

(36,000)

0

Trade I

Expimtlon Explrotlon Realized Value
Prlce

Dlte

7/27/201C $0.0( $(

7/27/201C $0.0( $C

7/27/201C $0.0( $(

7/27/2010 $4.73 ($139,5001

7/27/2018 $4.7) ($116,250:

7/27/2010 $4.7) ($109,5001

7/27/2010 $4.77 ($91,250:

7/27/2010 $4.77 ($225,250:

8/26/2010 $0.0C $C

8/26/2010 $0.08 $C

8/26/2010 $0.0c $c
8/26/2010 $0.0_ $c
8/26/2010 $0.00 $C

8/2612010 $0.00 $C

8/26/2010 $0.00 $C

8/26/2010 $0.00 $(]

8/26/2010 $3.6510 ($254,484)

8/26/201( $3.6510 ($127,242)

8/26/201( $3.6510 ($320,590)

($3,083.546)

Net Value Realized

Gain or (Lose)

($130,900)

$51,000

$28,900

($139,S001

($116,250:

($109,5001

($91,25(

($225,250

($133,800:

$16,00(

$32t0(X

$24r00(

($37,4OC

($173,700'_

$54,00C

$36,00(

($254,484]

($127,242;

($320,590
($4.160.876_

Feel

263.50

263.50

263.50

186.00

155.00

186.00

155.00

527.00

186.00

62.00

124.00

186.00

170.50

279.00

279.00

279.00

248.00

124.00

558.00

12.973.50

0

$1,077,330


